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Penelitian ini bertujuan untuk menguji secara empiris pengaruh inflasi, 
indeks harga saham gabungan, current ratio, return on equity, earning per share 
dan good corporate governance terhadap return saham pada perusahaan yang 
terdaftar di Bursa Efek Indonesia periode 2013-2016. Populasi dalam penelitian 
ini yaitu perusahaan yang terdaftar di Bursa Efek Indonesia periode 2013-2016. 
Sampel penelitian ini berjumlah 100 perusahaan. Teknik analisis data 
menggunakan deskriptif statistik, uji asumsi klasik, uji hipotesis yang terdiri dari 
analisis regresi berganda, koefiesien determinasi (R
2
), uji F dan uji t parsial. Hasil 
penelitian menunjukkan bahwa inflasi tidak berpengaruh negatif terhadap return 
saham. Indeks Harga Saham Gabungan (IHSG) tidak berpengaruh positif terhadap 
return saham. Current ratio berpengaruh positif terhadap return saham. Return on 
equity berpengaruh positif terhadap return saham. Earning per share berpengaruh 
positif terhadap return saham. Good corporate governance berpengaruh positif 
terhadap return saham.  
 
Kata Kunci : Inflasi, Indeks Harga Saham Gabungan, Current Ratio, Return On 
































This study aims to empirically examine the effects of inflation, composite 
stock price index, current ratio, return on equity, earnings per share and good 
corporate governance on stock returns in companies listed on the Indonesia Stock 
Exchange in the 2013-2016 period. The population in this study are companies 
listed on the Indonesia Stock Exchange for the period 2013-2016. The sample of 
this study amounted to 100 companies. Data analysis techniques used descriptive 
statistics, classical assumption tests, hypothesis testing consisting of multiple 
regression analysis, coefficient of determination (R
2
), F test and partial t test. The 
results show that inflation does not negatively affect stock returns. The Composite 
Stock Price Index (CSPI) has no positive effect on stock returns. Current ratio has 
a positive effect on stock returns. Return on equity has a positive effect on stock 
returns. Earning per share has a positive effect on stock returns. Good corporate 
governance has a positive effect on stock returns. 
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